16. 


17. 


18. 


19. 


20. 


SECTION C — (3 x 10 = 30 marks) 
Answer any THREE questions. 
State the importance and types of Investment. 
Yad yi ydus wyb asenaseners Saps. 


Describe the effects of combining securities. 


Denerruitiesener 
Meuhsseytd. 


Qoantuger Menaraysener 


Examine the Single Index and Factor Model for 
selecting a portfolio. t 


GG Gumi GurAGwns CsibOs@uiugharer penn 


-GASA oppi espero! orANDU priS. 


What are the advantages of adopting CAPM and 
APT model in the portfolio management? 


Guri s Curd Gur Birarada CAPM wyb APT 
tor iMscnents Neri m arses pirms urwa? 
Identify the evaluation criteria and procedure of 
portfolio performance. 

Guri Gurur QswddSmedler ETEO] 
RAerajGsra wyb Qrudqympwu wur 
STTeL. 
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CFA44 — PORTFOLIO MANAGEMENT 


Time : Three hours 


Maximum : 75 marks 


SECTION A — (10 x 2 = 20 marks) 


Answer ALL questions. 


What is meant by Investment? 
(SSH crema rira? 


Na 

Give a short note on Portfolio Revision. “~S__* 7 
Gurr Curadur bidad udu Ay eAdiy 
SOS. : 
Define Security Analysis. 
Deer UGUUmie aenpumss. 
What do you understand by Portfolio return? 
Gurr -GurelGuir AGU ape Badi syfleugy urg? 
What is the purpose of single index model? 
Pmp GALLA worgH/AuIer Gor&aid errar? 
Define Sharpe Ratio. 
apriù AAs DS cumpunss. 
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10. 


11. 


12. 


Give a short note on capital market, line. 
Casas shang alos UDA ag Ap Ghùy sos. 
Define a two factor model. 

Ari srra ordeu UDJUS. 

What is portfolio evaluation? 

Guri GurelGuir ALSA rarr erener? 


What is the best measure of risk-adjusted return? 


QU Asiu agurensHen Aps paiva 14, 


crer? 
SECTION B — (5 x 5 = 25 marks) 
Answer ALL questions. 


(a) Explain the need for Investments. 
sd Gsafler Gsm MersGs. 
Or 
(b) Briefly describe the portfolio construction, 


Gurie Gur Gur S ALMEDES FMHÉSONE 15. 


AMeuhlsseyd, 


(a) How to estimate the rate of return in 
portfolio analysis? 


Gunite GurdGur, ugdumiehe aami 
MAsseng riuu WALI aig? 
Or 
(b) Give a note on portfolio return. 
Gurie GursiGur Abud Aupsa uM 


GALW gS. 
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13. 


(a) 


(a) 


(b) 


(a) 


(b) 


What are the limitations of Markowitz 
model? 


ori Gari ov vorgh\AMuNesr GoOnurtGaect wiranai? 
Or 


How do you use a single index model? 


. Explain, 


iwp GAuL@ wrAMeow aaun Hesir 
LUETOPS HS? Amiga. 


Distinguish between Capital Market Line 
and Security Market Line. 
Yasa shims ams wpb Awamu shang 
auflengenuwiuy is Ganu@gsgis. 

Or 


Identify the various types of multi factor 
models. 

udGaim amesura Le srra orsa 
AVUTO srewrayib. 


Bring out the importance of portfolio 
performance evaluation. 
Gurie GurAGur Gawasper wAUS iger 
PAWS ZI aiSFes5 Ausra. 

Or 


Explain the Sharpe’s model of portfolio 
performance evaluation. 


aprii Gurri GurD Gur Qswddper 
DALS ctr orou Mordsayd, 
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